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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,1470 1 -19 1M 4,9602 0 -35 4,3341 0,1500 50 -\.\/
3M 2,1610 0 21 3M 4,8537 0 -42 4,2128 0,1433
6M 2,1340 3 27 6M 4,6821 -1 -45 4,0582 0,1050 325
12M 2,0690 5 -30 12M 6,0414 8 31 3,8433 0,1425 2001 = o
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,9620 -1 -34 1,8058 2,3205 2,6130 Zona Euro 2,40 CURVA FORWARD
2y 1,8835 -3 -38 1,9510 2,3950 2,6700 EUA 4,50 250
3y 1,9538 -4 -36 2,0710 2,4690 2,7180 Reino Unido 4,50
4y 2,0435 -5 -34 2,1680 2,5300 2,7625 Japao 0,50 225
5Y 2,1255 5 32 2,2530 2,5860 2,7983 Canada 2,75 200
7v 2,2723 5 -28 2,3920 2,6780 2,8430 Suica -0,75
10Y 2,4412 -4 24 2,5403 2,7480 2,8521 China 5,75 L7s
15Y 2,5786 -4 21 2,6350 2,7410 2,7590 Brasil 14,25 150 4
20Y 2,5690 -3 -20 2,5950 2,6472 2,6338 Austrélia 4,10
30Y 2,4402 -3 -19 2,4520 2,4780 2,4633 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 3,8737 5 20 3,2550 3,6060 3,9400 400
2y 3,5681 -6 -29 3,3300 3,6920 3,9840 o M
3y 3,5150 -6 -28 3,4190 3,7710 4,0310 a2
Y 3,5358 -6 -25 3,5040 3,8320 4,0710 300
5Y 3,5822 -6 22 3,5840 3,8870 4,1090 S
7Y 3,6874 5 -15 3,7120 39770 4,1780 225 .\.’_’.,A///'—'\'
10Y 3,8204 -3 -8 3,8560 4,0840 4,2390 200
15Y 3,9766 -2 -1 3,9980 4,1470 4,2430 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,0275 -1 2 4,0280 4,1190 4,1630 —e—EUR  —=—UsD
30Y 3,9378 -1 5 3,9200 3,9530 3,9440
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 070
BRENT 66,20 0,08 -6,17 oT 2Y 1,753 -0,07 -4450 575 060
JETFUEL 683,00 10,00  -3825 oT 5Y 2,218 -0,08 -43,10 /\//w 050
DIESEL 629,75  -13,25  -50,25 OT 10Y 2,977 -0,07 -32,70 480 2‘;2
COBRE 9.369,00 13,50 -473,00 BUND 10Y 2,382 5,75 -36,30 . 020
ZINCO 2.620,39 47,19 -304,31 SCHATZ2Y 2,083 5,86 -40,80 010
OURO 3.328,87 4053 317,83 T-NOTE10Y 4,612 -4,25 3,20 2004 ! 000
TRIGO 541'25 _2’25 _24’00 T-NOTE 2Y 4,046 -4,61 _14'00 26/03 28/03 30/03 01/04 03/04 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04 21/04 23/04
LICENCA C02 66,29 -0,61 523  GILT 10Y 4,889 -6,82 -27,10 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1376  -0,34%  5,10% 1,1440 1,1507 1,1625
EUR/GBP 0,855  0,34%  -2,15% 0,8596 0,8642 0,8732
EUR/IPY 162,16  -0,30%  -0,01% 162,15 162,15 162,14 L4
EUR/CHF 0,9397  0,04%  1,50% 0,9347 0,9301 0,9216
EUR/BRL 6,4421  0,26%  -3,35% 6,6114 6,8033 7,1658 112
EUR/PLN 42678  0,35%  -2,16% 4,3019 4,3324 4,3878
EURGBP EURJPY 1,10
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1376  0,8550 162,16 0,9397 10,9220  7,4661 1,5780 1,77662  6,4421 11,8448
uUsD 0,8795 - 0,7512 142,52 0,8268 9,6065 6,5663 1,3880 15635 56755 10,4112
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,197 0,32 16,27 Titulo Variacéo % PSI 6.87847 0,61% 7,86%  7.02693  6.194,45
BCP 0,557 -1,03 19,95 SONAE SGPS 3,22 CAC40 7.502,78  027% 1,65%  8.259,19  6.763,76
CORT. AMORIM 7,380 -0,54 -8,32 EDP 1,92 ESTX50PR 511498 032% 4,47% 556819  4.473,94
cTT 7,370 1,66 36,48 cTT 1,66 XTRADAX  22.064,51 0,47% 10,83% 23.476,01 17.024,82
EDP 3,348 1,92 8,31 GALP 1,40 S&P 500 5.44410 127% -7,44% 6.147,43  4.83504
EDP R 7,945 0,70  -20,87 NAVIGATOR 1,04 IBEX 35 13.179,70 -0,22% 13,67% 13.515,10 10.298,70
GALP 13,750 1,40  -13,79 ALTRI -0,32 NIKKEI 225 ~ 35.039,15 0,49% -12,17% 42.426,77 30.792,74
J MARTINS 21,400 0,00 15,99 SEMAPA -0,35
MOTA ENGIL 3,354 0,84 15,10 CORT.AMORI | -0,54 . .
NAVIGATOR 3,306 1,04 7,91 BCP -1,03 - EVOLUGAG MENSAL (BASE 100%)
NOS 3,725 -1,46 13,37 NOS -1,46 oo
REN 2,855 017 2522
SEMAPA 16,084  -035 1343 psi 6%
SONAE SGPS 1,090 3,22 19,26 93%
IBERSOL 9,180 0,44 22,73 90%
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Ainformacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informacé&o foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢des que as mesmas possam conter. Para mais informagdes, contactar a Sala de

2017 © Caixa - Banco de Investimento, SA. Todos os direitos reservados.
O Caixa - Banco de Investimento, S.A. é membro da Euronext e é um intermediério financeiro registado na CMVM com o nimero 102.



